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Consensus Forecasts Of U.S. Interest Rates And Key Assumptions' 

Interest Fates 
Federal Funds Rate 
Prime Rate 
LIBOR, 3-mo. 
Commercial Paper, 1-mo. 
Treasury bill, 3-mo. 
Treasury bill, Gmo. 
Treasury bill, 1 yr. 
Treasury note, 2 yr. 
Treasury note, 5 yr. 
Treasury note, 10 yr. 
Treasury bond, 30 yr. 
Corporate Aaa bond 
Corporate Baa bond 
State &Local bonds 
Home mortgage rate 

--.~.--I________._____. fistory-* __ 
---Avg. For Week Ending ...__ _______Month _____I 

Am20 A ~ r 1 3  Aor6 Mar30 & Jan 
4.98 4.96 5.21 5.00 5.31 5.49 5.98 
8.00 8.00 8.00 8.00 8.32 8.50 9.05 
4.65 4.76 4.82 4.88 4.96 5.35 5.67 
4.77 4.92 4.93 4.94 5.02 5.39 5.74 
3.96 3.99 4.01 4.32 4.54 5.01 5.29 
4.02 4.04 4.07 4.19 4.44 4.89 5.15 
4.04 4.07 4.00 4.19 4.30 4.68 4.81 
4.34 4.25 4.15 4.29 4.34 4.66 4.76 
4.86 4.71 4.60 4.65 4.64 4.89 4.86 
5.24 5.08 4.95 4.95 4.89 5.10 5.16 
5.71 5.59 5.49 5.44 5.34 5.45 5.45 
7.27 7.18 7.08 7.06 6.98 7.10 7.15 
8.15 8.06 7.98 7.97 7.84 7.87 7.93 
5.33 5.24 5.18 5.14 5.13 5.18 5.10 
7.14 7.04 7.01 6.91 6.95 7.05 7.03 

Kev AssumDtions 
Major Currency Index 
Real GDP 
GDP K c e  Index 
Consumer Price Index 

2~ 3Q 4Q 1Q 2Q 3Q 4Q 
~ ~ ~ 2 o o o 2 o o o 2 o o o -  2000 
95.5 94.5 92.7 94.7 97.5 99.2 102.3 
2.5 5.7 8.3 4.8 5.6 2.2 1 .O 
1.4 1.1 1.6 3.3 2.4 1.6 2.0 
2.7 2.9 3.1 4.3 2.8 3.5 3.0 

Latest Q 

5.59 
8.62 
5.32 
5.38 
4.95 
4.83 
4.64 
4.59 
4.80 
5.05 
5.41 
7.08 
7.88 
5.14 
7.01 

1Q 
- 2001 
101.9 

2.0 
3.2 
4.2 

US. Treasury Yield Curve 
WBBkendedApdi20,ax)1 andYearAgovr. 
2C)ZWl and 30 2002 Consensue forecasts 
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Corporate Bond Spreads 
As of week ended nplil20.2001 
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U.S. 3-Mo. T-Bills & 30-Yr. T-Bonds 
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US .  Treasury Yield Curve 
As of week ended Apil20. m l  
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